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1. 2L

Ol EXXIES THRME= AF2AL0 28 HEN 28 JILIAHINE = SEXIIF0 &5 3
HIOIEN Tt HEEU[2T, BOIMPHMEE MAS ot HRHMEo QEUAE 22 Z
oF 22 ZAeAES HFLIC
3| HZHAFR I 2 AL A
M 16 21(2020.12.07 ~ 2021.12.06) 3| I 2 AFS R -
X 17 21(2021.12.07 ~ 2022.12.06) 3| I Z AP R -
X 18 21(2022.12.07 ~ 2023.12.06) 3| I Z AP R -
Il QYWREE
[Crel: @]
LAMSEHE
5 = K18 7| K17 2| K16 2|
2023.12.06 2022.12.06 2021.12.06
2SR 314,094,618 313,113,808 388,992,966
SI=H 290,228,068 285,171,086 355,002,749
IHAY AL 0 0 0
S SAH/A ST 0 0 0
2 2 ox2 23,866,550 27,942,722 33,990,217
JIEt 284t 0 0 0
JIEFRFAH 11,728 12,668 4,544
JISE=Pi] 314,106,346 313,126,476 388,997,510
227 0 0 0
JIEF= T 4,672,782 7,228,663 6,759,338
SIS 4,672,782 7,228,663 6,759,338
ol 221,359,305 232,670,968 258,455,920
SIS 0 0 0
ol xmZ 88,074,259 73,226,845 123,782,252
X s 309,433,564 305,897,813 382,238,172
2849 24,811,973 -32,755,498 67,093,864
Ol Rp4=2 755,557 439,908 105,471
HH S 42 4,256,085 7,874,383 10,871,582
OH O = D X} =2 19,800,331 -41,069,789 56,116,811
JIEF=2 0 0 0
g8 0 0 0
BHRAGIAE 2 0 0 0
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EEEIET=Ypy 23,866,550 07,942,722 33,990,217
SII=H 290,228,068 285,171,086 355,002,749
So=7 290,228,068 285,171,086 355,002,749
JIEFRFAF 11,728 12,668 4,544
0120l Xt 11,728 12,668 4,544
XA E 314,106,346 313,126,476 388,997,510
JIEF2 R 4,672,782 7,228,663 6,759,338
OIXIZ0l2 22 4,672,782 7,228,663 6,759,338
2= 4,672,782 7,228,663 6,759,338
2 = 221,359,305 232,670,968 258,455,920
0lerel ol 2 88,074,259 73,226,845 123,782,252
R 309,433,564 305,897,813 382,238,172
20 L 2 = 314,106,346 313,126,476 388,997,510
=Zt% 0I0ICHA =&
221,359,305 232,670,968 058,455,920
15(FAM28)(28)
=Zt% 0I0ICHA =&
166,987,362 180,361,847 204,490,245
1 S(FABE)AT
=Zt% 01010 =2 EE
11,599,752 8,672,636 3,847,344
1 5(FA28)S
=Zt% 0I0ICHA =&
57,848,734 61,876,927 70,293,940
1 5(Fa28)Ae
JIEIIA DIOICHA S2EHY S
1,397.88 1,314.72 1,478.93
UERAE 1 B(FAEE(2E)
JIZEJIA DI0ICHA S2EHY S
1,311.65 1,243.02 1,385.84
NEXAIE 1 5(FASEHAT
JIZEJIA DI0ICHA S2EHY S
1,295.78 1,221.43 1,369.88
NEXAIE | 5(FAS8HS
JIZEJIA DI0ICHA S2EHY S
1,306.55 1,042.26 1,380.49
NEXAIE 1 5(FAS8H)Ae
Ch, &2 A AN
[Ctel: )]
= H AN
K17 DI H 16 2l Hl 15 2|
=1y = 2021.12.07 ~ 2020.12.07 ~ 2019.12.07 ~
2022.12.06 2021.12.06 2020.12.06
egxol(2gaa) 24,811,973 -32,755,498 67,093,864
E X290l 5,011,642 8,314,291 10,977,053
Ol Kkl 755,557 439,908 105,471
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(2E)
= 2005-12-07 5.22 -2.84 -0.39 3.3 3.94
HSH(%) 2005-12-07 8.19 9.09 9.25 10.79 10.88
F-QI2tel(AT) 2014-02-24 6.56 -2.17 2 5.83 2.08
2014-02-24 5.22 -2.84 -0.39 3.3 1.41
(%) 2014-02-24 8.2 9.1 9.26 10.8 9.12
-22fAH(S) | 2014-04-23 6.93 -1.82 2.36 6.21 4.42
2014-04-23 5.22 -2.84 -0.39 3.3 2.51
(%) 2014-04-23 8.19 9.1 9.25 10.8 9.16
FH-22etel(Ae) 2014-07-14 6.93 -1.83 2.36 6.2 4.23
2014-07-14 5.22 -2.84 -0.39 3.3 2.55
(%) 2014-07-14 8.19 9.1 9.25 10.8 9.25

X 50% + [KIS EEIIXI2=(1-2Y) X 55% + KIS Z=J1XI24=(2-3Y) X 40% + CALL X 5%] X 50%)
O A= 2PEES £ EAAMEN 2UEE B4 L HIR0| BFET R LUASLICH

IOl plEtatEl F2t4olgo BEHT

OOICHA ERTHY S IS 12 (FHZENZE) mH| DR
7.93 -
5,22 AL
i B :i:
-2,84
EENE EERE 323 5254 E820E
plEd 408

[EF2l: %]

H21@x | 226X | H23@M | 249 | 254X

ZA=LFY | 2022/12/07~ | 2021/12/07~ | 2020/12/07~ | 2019/12/07~ | 2018/12/07~

2023/12/06 2022/12/06 2021/12/06 2020/12/06 2019/12/06

A

2005-12-07 7.93 -9 12.32 23.32 4.08

2005-12-07 5.22 -10.29 4.69 16.97 1.75
2014-02-24 6.56 -10.18 10.88 21.79 2.74

38



QIIOI(AT)
HI DX 4 2014-02-24 5.00 ~10.29 4.69 16.97 1.75
srr2E5-
2014-04-23 6.93 ~9.86 11.27 200 311
S2IOIATH(S)
Bl DX 4 2014-04-23 5.00 -10.29 4.69 16.97 1.75
L2 MF-22100(Ae) | 2014-07-14 6.93 ~9.86 11.26 22.19 3.1
B DX 4 2014-07-14 5.00 -10.29 4.69 16.97 1.75
(2= 1) HIZKIZ : (KOSPI X 50% + [KIS ZEHIIX14(1-2Y) X 55% + KIS I X 4=(2-3Y) X 40% + CALL X 5%] X 50%)
(= 2) HIDX40 4+2US0s 2222 S SEXAISN 2UEE 22 U HE0| BHAEX LUSLICH
coIEE olg>
—o-Dl0IChA SREUS S RIS ANE 13 (FAZENSE) 03 35 Bl@AI%
- 12.32
20, 0033 ' 537
15, 00; : 4.08
10,00
O 150
500,582 -5 o
T
0.00-
-5.00
-10,00; \-m“)q/
15,00 .
z2 19X 22 24 % 2 3dx 22 4% #2644
Ct. HEEXIIRY a2 SHE
OIOICHA QB S DETAENIRA) [2023.12.06 BT / S : BHOLRI %]
=3 O AL sSexa
Sotg 2= SOl = INFANES
Pk=E=IN; JIEF
2= =4 A HS ZHLY =S A AZXAE | JIEF 2 o2 @
=2
0 239,767 24,077 0 0 0 0 0 0 21,501 -102 | 285,243
atol=
(0) (84.06) (8.44) (0) (0) (0) (0) (0) (0) (7.54) (-0.04) (100)
0 239,767 24,077 0 0 0 0 0 0 21,501 -102 | 285,243
Xt Abat
0| (8406 | (8.44) 0) | (0 (0) © | ©| (754 (-0.04)| (100)
= 1) HES HBERI|T MHAZH (HH HIE
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2IEL 0%
CIiE oIS 8%

CHEHDI 2 1007

J M 8a%
HE &
OLOICHA HHE ZA ZERAIEH(FA) [2023.12.06 & / S : WO %]
=3 A AL ST A
s3l =l ES
S St JIEF | RtAtESH
i NI = Y| =e AT | JIEH] 2 2
=3
55,462 0 0 380 0 0 0 ol o 1,536 52 | 57,430
hstol=2
(96.57) | (0)| (0)| (0.66) | (0) (0) (0) )| (0] (2.68) | (0.09) (100)
_ 55,462 0 0 380 0 0 0 0 0 1,536 52 57,430
XHAHEHH|
(96.57) | (0)| (0)| (0.66) | (0) (0) (0) )] (0] (2.68) | (0.09) (100)
(1) HES XESEXNII TR KAENH [HH HIE
JIEr o]
CONE DU 3% |
|
|I CHEHI =2 1002
|
|
|
III
TRERSY %
TN 9%
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